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INVENTORY

INVESTMENTS OUTSTANDING AS OF 1/31/05 (SETTLEMENT BASIS)
CARRY-BASIS

IS BOOK-VALUE AMORTIZED THROUGH 1/31/05

POOL: LGIP-GOVERNMENT (7)

POSITI SEC-ID

1 ITEM

DESCRIPTION

IN SUBTOTAL FOR:

48003 912795SL U S TREASURY
48002 912795VH U S TREASURY

2 ITEMS

46550
35158
35169
35324
35445
35446
35448
35482
35526
35615
35750
39112
43382
48005
43787
48004

912828AX
912828BB
912828BB
912828BB
912828BC
912828BC
912828BC
912828BC
912828BC
912828BC
912828BC
912828BN
912828BN
912828BN
912828BU
912828BU

cCcCcccccccccccccc
DO uOuLLLOLOLOOLOLOOLOLOLOnnn

IN SUBTOTAL FOR:

TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

RATE MATURITY YIELD MOO S&P POSITION-SIZE #

TRI-PARTY REPO-TSY COLLAT (

7

TRI-PARTY REPO-TSY COLLATERAL

BILL
BILL

NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE

PRRRRRPRRRRERRRRRERR

.625
-250
.250
-250
.125
.125
.125
.125
.125
-125
.125
.625
.625
.625
-875
.875

. TREASURY

(TYPE

680,000,000.00

7

2.350 4/28/05
2.600 7/21/05

- TREASURY BILLS

. TREASURY

(TYPE

NOTES

20,000,000.00
20,000,000.00

40,000,000.00

11)

& BON ( 12)

4/30/05
5/31/05
5/31/05
5/31/05
6/30/05
6/30/05
6/30/05
6/30/05
6/30/05
6/30/05
6/30/05
10/31/05
10/31/05
10/31/05
12/31/05
12/31/05

NNNRRRPRRRRRERRRRRERN

.816
.108
.888

AAA

AAA

AAA

10,000,000.
20,000,000.
20,000,000.
25,000,000.
40,000,000.
25,000,000.
25,000,000.
40,000,000.
20,000,000.
20,000,000.
20,000,000.
10,000,000.
20,000,000.
20,000,000.
10,000,000.
20,000,000.

PRICE

100.

99.
- 75600

00000

42100

.78125
-58600
-58600
-58600
-39500
-39500
-39500
-39500
-39500
-39500
-39500
-10200
-10200
-10200
-05100
-05100

$ CARRY-BASIS

9

NNNNNNNNNNNNNNNDDN

MARKET-VALUE

680,000,000.

19,887,722.
19,754,444.

00 680,000,000.

19,884,200.
19,751,200.

39,642,166.

9,990,109.
20,008,072.
20,004,296.
25,007,550.
39,970,699.
24,998,492.
24,995,229.
39,994,374.
19,984,691.
19,983,554.
19,983,068.

9,978,456.
19,995,557.
19,825,719.

9,979,238.
19,818,888.

39,635,400.

9,978,125.
19,917,200.
19,917,200.
24,896,500.
39,758,000.
24,848,750.
24,848,750.
39,758,000.
19,879,000.
19,879,000.
19,879,000.

9,910,200.
19,820,400.
19,820,400.

9,905,100.
19,810,200.

-11,984.
-90,872.
-87,096.
111,050.
212,699.
149,742.
146,479.
236,374.
105,691.
104,554.
104,068.
-68,256.
-175,157.
-5,319.
-74,138.
-8,688.

* $-ABOVE/BELOW
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INVENTORY

INVESTMENTS OUTSTANDING AS OF 1/31/05 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP-GOVERNMENT (7)

IS BOOK-VALUE AMORTIZED THROUGH 1/31/05

POSITI SEC-ID
912828BU
912828CD
912828CD
912828CD
912828CD
912828CF
912828CM
912828CW
912828CW
912828CY
912828CY
912828DD
912828DD
912828DF
912828DF

31 ITEMS

1 ITEM

35 ITEMS

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

DESCRIPTION

TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
US TREASURY NOTE

US TREASURY NOTE

U S TREASURY NOTE
U S TREASURY NOTE

cCcccccccccc
OO uuumuumumuomuymuouyvm

WWNNNNNMNNNNRPRPRRERRE

MATURITY

12/31/05
3/31/06
3/31/06
3/31/06
3/31/06
4/30/06
6/30/06
9/30/06
9/30/06

10/31/06

10/31/06

11/30/06

11/30/06

12731706

12/31/06

U.S. TREASURY NOTES & BONDS

AGENCY NOTES

LGIP-GOVERNMENT

AGENCY NOTES (30/360) 2X

(TYPE

POSITION-SIZE #

30,000,000.
10,000,000.
10,000,000.
10,000,000.
10,000,000.
10,000,000.
10,000,000.
10,000,000.
20,000,000.
10,000,000.
20,000,000.
10,000,000.
20,000,000.
20,000,000.
10,000,000.

555,000,000.

12)

(30/360) 2X ( 23)

(FUND

1300000000.

7

00

PRICE

100.

68750

2

CARRY-BASIS

29,724,404.
9,954,418.
9,953,962.
9,932,057.
9,935,755,
9,991,250.
9,951,161.
9,975,321.

19,805,373.
9,948,922.

19,791,355.
9,977,871.

19,909,543.

19,944,308.
9,951,838.

MARKET-VALUE

29,715,300.
9,827,700.
9,827,700.
9,827,700.
9,827,700.
9,902,300.
9,950,000.
9,887,100.

19,774,200.
9,878,900.

19,757,800.
9,935,200.

19,870,400.

19,903,125.
9,951,562.

553,265,543.

25,259,212.

550,662,512.

25,171,875.

1298166922.

1295469787.

-104,357.
-108,055.
-88,950.
-1,161.
-88,221.
-31,173.
-70,022.
-33,555.
-42,671.
-39,143.
-41,183.
-276.

-2,697,135.

* $-ABOVE/BELOW



